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ABSTRACT
Carbon intensity forecasting of power grids is critical to the opti-

mization of demand-side consumers. Recently, cross-border power
grids have emerged, i.e., those allowing electricity to be transmit-

ted across different national transmission systems. Cross-border

power grids substantially increase the sharing of highly variable

renewable energy sources (VRE), leading to greater economic ben-

efits and increased reliability. In Europe, the total volume of cross-

border electricity that is exchanged comprises 13% of the annual

net electricity that is generated. Current studies on carbon intensity

forecasting, however, apply to individual regional power grids. In

cross-border grids, the carbon intensity of a regional grid depends

not only on that of its own electricity but also on the carbon inten-

sity from the electricity exchanged with cross-border grids. Thus, if

the cross-border electricity exchange is not captured appropriately,

significant forecasting errors can occur.

In this paper, we formulate a new Carbon Intensity Forecasting

for Cross-border Grids (CFCG) problem by proposing and integrat-

ing carbon flows generated by cross-border electricity exchanges.

The challenge is to capture the complex spatial and temporal de-

pendencies that are involved. We propose a CFCG model based

on a Graph Neural Network (GNN) submodel to learn the spatial

dependencies and a Long Short Term Memory (LSTM) submodel

to learn the temporal dependencies. We evaluate the CFCG model

using real-world data from the cross-border power grids in Europe

involving 28 member countries. We compare five baseline mod-

els. Our results show that the CFCG model achieves an average

improvement of 26.46% or 20.34% as compared to state-of-the-art

forecasting models based on regional grids or one-hop neighbor

grids, respectively.
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1 INTRODUCTION
Global warming is attracting increasing attention in recent years

[32, 38, 42]. Carbon emissions are a major factor in global warming

[24]. Carbon emissions by the power sector increased by 700 Mt

in 2021, accounting for 46% of the global increase [17]. There is a

need for electricity generators and consumers alike to reduce their

carbon usage.

Forecasting the carbon intensity of the electricity supplied by a

power grid is critical in the optimization of demand-side consumers.

Recently, cross-border power grids have emerged, i.e., those allowing

electricity to be transmitted across the transmission systems of

different countries. Cross-border power grids substantially increase

the sharing of highly variable renewable energy sources (VRE),

leading to greater economic benefits and increased reliability. In Eu-

rope, the total volume of cross-border electricity that is exchanged

comprised 13% of the annual net electricity that is generated.

Current studies on carbon intensity forecasting apply to individ-

ual regional power grids. Forecasting models, e.g., Long Short Term

Memory (LSTM), are trained on the historical data on the carbon

intensity of a local regional grid, or in some recent studies on the

carbon intensity of the one-hop neighbor grids is considered. In

the context of cross-border power grids, when a consumer uses

the electricity of a local grid, the carbon intensity of a local grid

depends not only on that of the electricity of the local grid but also

on the carbon intensity from the electricity exchanged with cross-

border grids. For example, the carbon intensity of the local grids

of Switzerland is small, yet, Switzerland imports electricity from

Germany, Austria, Italy, and France. As such, carbon emissions are

involved in the electricity supplied to consumers.

Clearly, if the cross-border electricity exchanges are ignored,

significant forecasting errors can occur. We also observe that even

if we estimate the carbon intensity using cross-border grids and

then perform forecasting based on LSTM, non-trivial errors can still

occur. Intrinsically, the historical trends in cross-border grids and

the electricity that is exchanged in accordance with geographical

topologies are dynamic and correlated across diverse granularities.

It is, therefore, challenging to capture such correlations.

In this paper, we present a holistic study by formulating a new

Carbon Intensity Forecasting for Cross-border Power Grids (CFCG)

problem. In this problem, we propose cross-border carbon flows,

and such flows form a carbon network. The challenge is to learn

the complex spatial and temporal dependencies that are involved.

We propose a new CFCG model based on Graph Neural Networks
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(GNN) and LSTM.
1
Our model has three features: (1) the carbon

intensity variation shows periodic patterns in multiple levels of

granularity, e.g., hourly, daily, and weekly. To capture the patterns

across various granularities, we develop a multi-periodic pattern

encoding scheme to transform the original carbon intensity se-

quence data into data with different periodic granularity settings

(e.g., hourly, daily, weekly); (2) Cross-border power grids have car-

bon flows with spatial dependencies. Thus, in our CFCG model, we

develop and integrate a GNN-based submodel (i.e., GNN layers) to

learn the spatial dependencies; (3) Carbon flows have time depen-

dencies. Thus, in our CFCG model, we develop and integrate an

LSTM-based submodel (i.e., LSTM layers) to uncover the temporal

dependencies. Finally, to fuse different granularities, we generate

the forecasting results using a Hadamard product.

We evaluate our model using the real-world dataset of the cross-

border power grids of 28 countries in Europe. We evaluate CFCG

with four state-of-the-art baseline schemes, including schemes us-

ing carbon intensity data from regional grids only, using data with

one-hop neighbor grids. We also implement a forecasting scheme

in which we apply the carbon intensity data of cross-border grids

and we enhance it with forecasting capability by directly training

an LSTM model; and we then compare CFCG to this model. Our

evaluations show that our model can achieve an improvement of

26.46% and 20.34% as compared to two state-of-the-art schemes

using regional grids or one-hop neighbor grids, respectively. As

compared to a simple application of cross-border grids, we still see

an improvement of 15.83%.

The contributions of the paper can be summarized as follows:

• We present a new study of carbon intensity forecasting in the

context of cross-border power grids.We carefully analyze the

literature and formulate a new carbon intensity forecasting

problem, CFCG.

• We propose a CFCG model based on GNN and LSTM, where

CFCG can uncover both spatial and temporal dependencies.

• We present an evaluation of CFCG using real-world data

from the cross-border power grids of Europe, involving 28

countries. Our evaluation shows that CFCG outperforms

state-of-the-art schemes, and that for certain countries, the

improvement can be significant.

The remaining part of the paper proceeds as follows. In Section

2, we present the background on cross-border power grids, carbon

emissions, and carbon intensity forecasting. We carefully analyze

the related work and position our work in the literature. In Section 3,

we present the problems of existing studies, and the need for a new

study. This motivates our work. We formally formulate our CFCG

problem in Section 4, and develop our solution model in Section 5.

In Section 6, we evaluate our CFCG model, and we conclude our

paper in Section 7.

2 BACKGROUND AND RELATEDWORK
2.1 Cross-boarder Power Grids
Cross-border power grids [12, 26, 45] link two or more power grid

systems, and allow electricity to be transmitted over larger areas

1
We make our codes available: https://github.com/stuabc/CFCG

across borders. There are three prominent advantages to cross-

border power girds.

First, cross-border power grids help market participants to bene-

fit from economies of scale on both the supply and demand sides.

Larger generators can be operated to serve more consumers.

Second, cross-border power grids are diverse in terms of both

supply and demand. This improves the security of the grids. For

example, cross-border power grids can meet the peak demands with

relatively fewer resources [25, 33].

Third, and increasingly important, is the environmental ben-

efits of cross-border power grids. Cross-border power grids can

integrate more variable renewables. On the one hand, they allow

operators to leverage weather patterns across larger spaces. On the

other hand, cross-border grids make it easier to balance the local

variable renewable energy, as it can access greater supplies as well

as additional pools of demands [5, 7].

Cross-border power grids are operated by joint operators. For

example, the European Network of Transmission System Operators

for Energy (ENTSO-E) operates the European cross-border power

grids [41]. It was created to enhance cooperation between national

power grid operators in Europe. The European cross-border power

grids have expanded dramatically during over past years. According

to the latest ENTSO-E statistic report [9], the volume of electricity

that was exchanged was approximately 467TWh, comprising 13%

of the net electricity that was generated. In 2022, 12 new borders re-

ceived their first electric connectivity, joining 80 European borders

[10]. Nine of the ENTSO-E member countries imported more than

50% of their total yearly electricity from their neighbors. Nearly

50% percent of the ENTSO-E member states imports and exports

more than 20% of their domestic electricity generation from the

cross-border power grid [14].

The intrinsic difference of a cross-border grid brings about as

compared to a regional grid is that the carbon intensity borne by

the grids involved a cross-border grid is calculated to reflect their

state-level carbon intensity. Therefore, carbon intensity forecasting

should carry this information.

2.2 Carbon Emission and Carbon Intensity
Forecasting

In electricity generation, carbon emissions result from burning fuels

in power plants. There are two types of carbon emissions [21]:

(1) direct emissions, i.e., the operational carbon emissions that

occur when the fuel is converted into electricity and (2) life-cycle

emissions, which can be determined using methods of assessing

life cycles [4, 16, 39].

The carbon emission factor (in g/kWh) is the quantity of carbon

emitted per unit of electricity produced by a specific energy source

(e.g., coal, wind, solar). Calculating the carbon emission factor is

complex work and is beyond the scope of this paper. We take carbon

emission factors as inputs. Table 1 shows the carbon emission

factors for both direct emissions and life-cycle emissions [21]. The

carbon intensity of a power grid is the carbon emission rate (in

g/kWh) of this power grid, i.e., the total amount of carbon emitted

(Gram) as against the electricity generated (Kilowatt-Hour). This

can be calculated by the energy sources used in this power grid

and the carbon emission factor of the energy sources. As compared
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to the sheer amount of carbon emissions, carbon intensity is more

commonly used as an index in making optimization decisions.

Carbon intensity forecasting aims to predict the carbon intensity

of the electricity supplied by a power grid for a period of time in the

future. It is useful for demand-side optimization, e.g., demand-side

systems can switch their workloads to use electricity at a time that

is "greener." For example, algorithms have been developed for smart

home systems to enable the workloads of household appliances

to be scheduled based on carbon intensity forecasting to reduce

their carbon emissions [29]. Cloud computing schedules have been

developed to distribute the workloads according to the carbon

intensity at different times and places [28, 44]. In [3], deep learning

model training schedules are based on carbon intensity forecasting.

2.3 Related Work
Estimating the Carbon intensity of a corporate entity has become an

important problem with the increasing concerns over carbon emis-

sions. Carbon intensity cannot be directly measured, but there are

many ways to estimate carbon intensity. Below is a categorization

of the related work. A summary is given in Table 2.

The relatedwork can be grouped under the headings of generation-
based carbon intensity estimation and consumption-based carbon

intensity estimation. This follows the Greenhouse Gas (GHG) pro-

tocol [34] where the carbon emissions of a corporate entity are

distinguished into (1) Scope 1, the emissions associated with the

electricity generation of a corporate entity, e.g., burning fuels and

(2) Scope 2, the emissions associated with the electricity consumed

by a corporate entity [13].
2
Generation-based estimation focuses

on the calibration of carbon emission factors [23]. In particular, [39]

calibrates the factors at an individual country level.

Our paper falls under the heading of consumption-based carbon

intensity estimation. Consumption-based estimation can differ from

generation-based estimation since a corporate entity, as an elec-

tricity consumer, can consume electricity generated from different

power grids, e.g., through delivery by cross-border grids.

Research into consumption-based estimation can be further di-

vided into carbon intensity accounting [36], i.e., to estimate the

carbon intensity at a particular point in history or at the current

time; and carbon intensity forecasting, i.e., to estimate the carbon

intensity at a future time. Intrinsically, carbon intensity accounting

is about trying to accurately estimate the ground truth; thus, it is

useful for guiding financial investments, informing policy-making

decisions, and measuring compliance with regulations [22]. The

carbon intensity accounting of an individual regional grid is equiv-

alent to generation-based carbon intensity estimation. To measure

both the carbon generated in a regional grid and the carbon in-

jected from networked grids, three recent schemes were developed

[27, 31, 36]. All of these schemes calculate the injected carbon based

on a proportional sharing principle, i.e., an equal distribution of

the inflows. The difference is that (1) two schemes (direct coupling

schemes) [27, 36] assume that each grid in the grid network is cou-

pled with all other grids, with a difference in a weighting factor;

and (2) one scheme (an aggregate coupling scheme) [31] assumes

2
In GHG, there is a Scope 3, which includes all other emissions that occur in the

upstream and downstream activities of a corporate entity. It is less related to this paper,

and we do not discuss this category.

that the grid will firstly serve its own country, with the residual

electricity available for use by other countries.

Our paper is about carbon intensity forecasting. As discussed,

carbon intensity forecasting involves trying to accurately estimate

carbon intensity at a future time; thus is useful for making decisions

about demand-side optimization. Carbon intensity forecasting re-

quires historical data on carbon intensity data and takes carbon

intensity accounting as a building block for the ground truths. The

technical difference between carbon intensity accounting and car-

bon intensity forecasting is that accounting is designed to calculate

the ground truth at a point in history (or current) time; thus, the

calculation uses the data in the same time slot. For forecasting, learn-

ing methods should be developed to learn the correlation within

historical data across various time granularities.

There are carbon intensity forecasting schemes. Lowry, G. [19]

proposed an algorithm to forecast the day-ahead carbon intensity

of the power grids of the UK. Additional information was used to

improve the forecasting results. For example, weather data were

leveraged in [18] to forecast the carbon intensity of the power grids

in Denmark. Recently, a scheme [21] developed a deep neural net-

work (DNN) model for each energy source, e.g., coal, oil, solar, etc.,

and the carbon intensity forecasting of a regional grid is calculated

by the average carbon intensity of all energy sources. Another study

[20] focuses on multi-day carbon intensity forecasting, developing

a hierarchical DNN model. As exchanges of electricity take place

among cross-border grids, the carbon intensity of one-hop neigh-

boring grids was considered in [18, 29] to improve the forecasting

results. More specifically, the carbon intensity accounting takes

one-hop neighbor grids into account when constructing historical

and current carbon intensity data. Then, an LSTM model [29] or

a hybrid model with linear regression, splines, and ARIMA [18]

is used for forecasting. To the best of our knowledge, no existing

study takes into consideration the electricity that is exchanged at

the level of cross-border power grids. This paper fills in this gap.

We note that several commercial companies provide carbon in-

tensity estimation services, e.g., ElectricityMap [35], Watttime [43].

Unfortunately, their models and data are not publically available.

3 MOTIVATION
In this section, we first show that carbon intensity accounting only

using one-hop neighbor grids can deviate significantly from the

ground truth with the full network of a cross-border grid. We then

show that it is non-trivial to capture spatial information. More

specifically, when applying an LSTM model to a state-of-the-art

carbon intensity accounting scheme that takes into account the full

networked grids, non-trivial forecasting errors can still occur.

We use the open data from ENSTON [37], which contains the

electricity data of the power grids of 28 European countries from

January 2019 to December 2021. Fig. 1 shows that the results of

carbon intensity accounting when one-hop neighbor grids are used

deviate from those when full networked grids are used. More specif-

ically, we observe that 14 out of 28 countries have an error rate of

20% or higher and that 19 countries have an error rate of 10% or

higher. The deviation can be significant in certain countries. For

example, the carbon intensity of Sweden is 139.25g/kWh when we

consider one-hop neighbor grids, yet it is 54.69g/kWh when we
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Table 1: Carbon emission factors (g/kWh) for different energy source

Emission factors Oil Coal Natural gas Nuclear Wind Solar Hydro Geothermal Biomass Other

Direct emissions 406 760 370 0 0 0 0 0 0 575

Life-cycle emissions 650 820 490 12 11 45 24 38 230 700

20% MAPE
10% MAPE

Figure 1: The countries with
an accounting error over 10%. Figure 2: The forecasting performance of CACC-LSTM

Table 2: Research summary on Carbon Intensity Estimation

Generation-based
Carbon Intensity Estimation

Consumption-based
Carbon Intensity Estimation

[1] [2] [8]

Carbon Intensity

Accounting

[27][31] [36]

Carbon Intensity

Forecasting

Regional grids [6] [19][20][21]

One-hop neighbor grids [18][29]

Cross-border grids CFCG

consider full networked grids, a difference of 165.67%. When we

look into the data, we observe that Denmark, a one-hop neighbor

grid of Sweden has high carbon intensity in its electricity, leading to

a high carbon intensity when considering one-hop neighbor grids.

We then study whether a simple carbon intensity forecasting

scheme based on carbon intensity accounting with networked grids

can have good performance. We apply the state-of-the-art Carbon

intensity ACCounting scheme [36] (we call it CACC in this paper)

and we enhance it with forecasting capability by training an LSTM

model using the historical carbon intensity data of CACC. In this

paper, we call this approach CACC-LSTM.
3
We divide the ENSTON

data into training data (60%), validation data (20%), and testing data

(20%). We show the carbon intensity (g/KWh) in the first week of

the testing data, i.e., February 9
𝑡ℎ

2021 to February 15
𝑡ℎ

2021.

We easily find that the forecasting results of a number of coun-

tries display non-trivial errors. Fig. 2 shows the results of the CACC-

LSTM of France, Latvia, and Norway, where the errors are 12.12%,

16.69%, and 21.11%, respectively. As was explained, CACC was de-

signed to calculate the carbon intensity at a point of time in history

(or currently) time using the data of the same time slot. As such,

CACC-LSTM lacks the ability to fully capture the dynamics and cor-

relation across diverse granularities, e.g., hourly, daily, and weekly.

Overall, there are challenges to capturing the correlations across

diverse granularity periods, to capturing both spatial and temporal

correlations, and to fusing models if submodels are needed. This mo-

tivated us to present a holistic study by formulating a new problem

and developing a new forecasting model.

3
CACC-LSTM is intrinsically equivalent to enhancing [29] where we extend its carbon

intensity accounting from one-hop neighbor grids to networked grids.

4 PROBLEM STATEMENT
4.1 Carbon Network Modeling
Let 𝑖 and 𝑗 be two power grids. The electricity flow 𝑓 𝑒

𝑖 𝑗
(𝑡) is the

total amount of electricity transmitted from 𝑖 to 𝑗 during a period

of time starting at 𝑡 . In practice, the time period is one hour. Let

𝐸𝑖 (𝑡) be the electricity generated by power grid 𝑖 at time 𝑡 . This

electricity is an aggregation of the electricity generated by different

energy sources, e.g., Oil, Coal, Wind, Biomass, etc. Let S be the set

of energy sources and 𝑆 = |S|. Let 𝐸𝑘
𝑖
(𝑡) be the electricity generated

by source 𝑘 at power grid 𝑖 . Clearly 𝐸𝑖 (𝑡) =
∑
𝑘∈S 𝐸𝑘

𝑖
(𝑡).

As was mentioned, different energy sources are used to generate

electricity, and the carbon emitted by each type of energy source

differs. Let 𝑒 𝑓 𝑘 be the carbon emission factor of an energy source

𝑘 . In this paper, we take this carbon emission factor as a constant

for a specific energy source [21]. For example, the carbon emission

factor of Oil is 406g/kWh and the carbon emission factor of Wind

is 0. We show the most common energy sources used to generate

electricity and their carbon emission factor in Table 1.

At a specific time 𝑡 , a power grid 𝑖 generates electricity using

different energy sources: this is because the amount of certain

energy sources change at different times, e.g., solar, wind, etc. This

leads to dynamic carbon emissions at different times. Let carbon
intensity 𝑐𝑖 (𝑡) be the ratio of the total carbon emissions as against

the total electricity generated. Specifically,

𝑐𝑖 (𝑡) =
∑
𝑘∈S 𝑒 𝑓 𝑘 × 𝐸𝑘 (𝑡)

𝐸 (𝑡) (1)

Note that carbon intensity cannot be directly measured. It is

calculated using Eq. 1.

In practice, two grids can exchange electricity when they have

connecting lines for electricity transmissions. We call them neigh-
boring grids. Note that when a grid 𝑖 receives electricity flow 𝑓 𝑒

𝑖 𝑗

from grid 𝑗 , 𝑖 also bears the carbon generated by this electricity

flow. We call this carbon flow. Intuitively, we can think that the

carbon emission "flows" from grid 𝑖 to 𝑗 . Let carbon flow 𝑓 𝑐
𝑖 𝑗
(𝑡) be

the total amount of carbon generated by the electricity flow 𝑓 𝑒
𝑖 𝑗
(𝑡)

at time 𝑡 . More specifically, this is the amount of carbon associated
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with the electricity generated by grid 𝑖 and transmitted to grid 𝑗 at

𝑡 . 𝑓 𝑐
𝑖 𝑗
(𝑡) = 𝑓 𝑒

𝑖 𝑗
(𝑡) × 𝑐𝑖𝑖 (𝑡).

Below, we formally present the carbon network modeling for-

mally in the following. For clarity, we summarize key notations in

Table 3.

Table 3: Notations and Descriptions.

Notations Descriptions

G = (V, E,A) Directed graph representing carbon network

𝑐𝑖𝑖 (𝑡) Carbon intensity of power grid 𝑖 at time 𝑡

𝒄 𝒊(𝑡) = {𝑐𝑖𝑖 (𝑡)} ∈ RV Carbon intensity of all power grids at time 𝑡

𝑪𝑰 = {𝒄 𝒊(0), ..., 𝒄 𝒊(𝑡)} Carbon intensity sequence of all power grids

𝑓 𝑒
𝑖 𝑗
(𝑡) Electricity flow from grid i to grid j at time 𝑡

𝒇 𝒆 (𝑡) = {𝑓 𝑒
𝑖 𝑗
(𝑡)} ∈ RE Electricity flows of all power grids at time 𝑡

𝑭 𝒆 = {𝒇 𝒆 (0), ...,𝒇 𝒆 (𝑡)} Electricity flow sequence of all power grids

Definition 1. Carbon network.We use a directed graph G =

(V, E,A) to represent a carbon network whereV = 𝑣1, ..., 𝑣𝑛 is a set
of nodes, 𝑣𝑖 denotes a regional power grid, and |V| = 𝑛. E is a set of
links, where directed link (𝑣𝑖 , 𝑣 𝑗 ) indicates that grid 𝑣 𝑗 will directly
import electricity from grid 𝑣𝑖 . We use a binary adjacency matrix
A ∈ R𝑛×𝑛 to present the connectivity among the power grids.

We now introduce two features that are useful for our learning

model: (1) the carbon intensity sequence, a feature on nodes; and (2)

the electricity flow sequence, a feature on links. The history carbon

intensity sequence data and electricity flow sequence data are the

inputs of our learning model.

Definition 2. Carbon intensity sequence. Recall that 𝑐𝑖𝑖 (𝑡) is
the carbon intensity of a power grid 𝑖 at time 𝑡 . We denote the carbon
intensity sequence of 𝑖 as a vector 𝒄 𝒊(𝑡) = {𝑐𝑖 (0), ..., 𝑐𝑖 (𝑡)} ∈ RV .
This is a time series data. The carbon intensity sequence of all power
grids at time 𝑡 is denoted as a matrix 𝑪𝑰 = {𝒄 𝒊(𝑡)}.

Definition 3. Electricity flow sequence. Recall that 𝑓 𝑒
𝑖 𝑗
(𝑡) is

the electricity flow from power grid 𝑖 to 𝑗 at time 𝑡 . We denote the all
electricity flows of a carbon network at time 𝑡 as a matrix 𝒇 𝒆 (𝑡) =
{∀𝑖, 𝑗, 𝑓 𝑒

𝑖 𝑗
(𝑡)} ∈ RE . The electricity flow sequence of a carbon network

over a period of time 𝑡 is denoted as a three-dimensional matrix
𝑭 𝒆 = {𝒇 𝒆 (0), ...,𝒇 𝒆 (𝑡)}.

The carbon intensity sequence is a two-dimensional matrix

since it is on a node 𝑖 , yet the electricity flow sequence is a three-

dimensional matrix since it works on a link (𝑖, 𝑗).

4.2 Problem formulation
Problem CFCG (Carbon intensity Forecasting for Cross-border
power Grids): Given the carbon network G = (V, E,A), histor-
ical carbon intensity sequence 𝑪𝑰 = {(𝒄 𝒊(0), ..., 𝒄 𝒊(𝑡)}, historical
electricity flow sequence 𝑭 𝒆 = {𝒇 𝒆 (0), ...,𝒇 𝒆 (𝑡)}, learn a predic-

tive function 𝑦 = 𝑓 (G, 𝑪𝑰 , 𝑭 𝒆), which infers the day-ahead carbon

intensity sequence of cross-border power grids.

5 A GNN-LSTM-BASED CFCG MODEL
5.1 Overview
We developed a new CFCG model, see Fig. 3. CFCG consists of four

components. First, to capture the dynamics across diverse periods,

CFCG divides the data into multiple periods, i.e., hourly, daily, and

weekly. In our experiments, we will evaluate the granularity of the

periods. CFCG has a multi-periodic pattern encoding component

to perform a granularity-aware encoding on the input data. Second,

to learn spatial dependencies, CFCG adopts a GNN layer with a

specific embedding mechanism. Third, to learn the temporal de-

pendencies, CFCG adopts an LSTM layer to take the embedding

generated by the GNN layer as inputs, and outputs a high-level

representation. Fourth, to integrate the outputs and generate the

forecasting results, CFCG fuses the outputs of the LSTM layer using

a Hadamard product.

5.2 Multi-periodic Pattern Encoding
The carbon intensity variation has multi-periodic patterns [21]. We

propose to leverage multiple time granularites (e.g., hourly, daily,

and weekly) to model the temporal patterns. Similar techniques

have been used to predict city traffic [46, 47]. Specifically, each time

granularity is regarded as a period to sample the carbon intensity

data points. We can then generate a set of granularity-specific data

series. We define granularity-aware carbon intensity sequence and
granularity-aware electricity flow sequence.

Definition 4. Granularity-aware Carbon Intensity Sequence.
Let 𝑪𝑰𝒑 ∈ R𝑁×𝑇𝑝 be a granularity-specific carbon intensity sequence
with a period granularity of 𝑝 (e.g., an hour), where 𝑁 is the number
of power grids, and𝑇𝑝 is the length of the carbon intensity series under
𝑝 .

For example, when 𝑝 = 𝑑𝑎𝑦, 𝑇𝑝 is 24 times that of 𝑝 = ℎ𝑜𝑢𝑟 .

𝑪𝑰𝒑 = {𝒄 𝒊𝑝 (0), ..., 𝒄 𝒊𝑝 (𝑡−1), 𝒄 𝒊𝑝 (𝑡 ), 𝒄 𝒊𝑝 (𝑡+1), ..., 𝒄 𝒊𝑝 (𝑇𝑝 ) } (𝑝 = ℎ𝑜𝑢𝑟 )

𝑪𝑰𝒑 = {𝒄 𝒊𝑝 (0), ..., 𝒄 𝒊𝑝 (𝑡−24), 𝒄 𝒊𝑝 (𝑡 ), 𝒄 𝒊𝑝 (𝑡+24), ..., 𝒄 𝒊𝑝 (𝑇𝑝 ) } (𝑝 = 𝑑𝑎𝑦)
Similarly, the granularity-aware electricity flow sequence is:

Definition 5. Granularity-aware Electricity Flow Sequence
Let 𝑭 𝒆,𝒑 ∈ R𝑀×𝑇𝑝 be a granularity-specific electricity flow sequence
with the period granularity of 𝑝 (e.g., an hour), where𝑀 is the number
of links, and 𝑇𝑝 is the length of the carbon intensity series under 𝑝 .

In this component, the multi-periodic pattern encoding takes the

granularity period 𝑝 , the historical data of the carbon intensity se-

quence, and the electricity flow sequence as inputs and outputs the

granularity-aware carbon intensity sequence and the granularity-

aware electricity flow sequence.

5.3 GNN-based Spatial Dependency Learning
The spatial dependency of the carbon intensity of the nodes and

the spatial dependency of the electricity flows of the links are key

characteristics of the CFCG problem. We develop a GNN layer

based on graph attention networks [40] to capture such spatial

dependencies.

In the carbon network, nodes have physical restrictions. For

example, certain nodes only serve as exporters. If we treat all nodes
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Figure 3: Overview. We take the history carbon intensity sequence and electricity flow sequence as input and obtain the final
prediction result through our CFCG model.

as the same in the GNN layer, we observe that there can be noises.

As such, we develop a node-aware embedding mechanism with a

set of rules. Such embedding can effectively remove noises.

More specifically, we summarize three simple rules:

• The carbon intensity of a grid serving only as an exporter

will not be affected by neighboring grids..

• The carbon intensity of a grid serving only as an importer

will be affected by all neighboring grids.

• The carbon intensity of a grid serving as both importer and

exporter will be affected by the neighboring grids that export

electricity to it.

Note that in a GNN iteration, there is a node embedding op-

eration. More specifically, each node will aggregate the features

(i.e., carbon intensity sequence and electricity flow sequence) of

neighbor nodes by using learnable normalized attention weights.

As such, (Related to rule 1) For a node that is serving as only an

exporter, its embedding is based on itself; (Related to rule 2) For a

node that is serving as only an importer, its embedding is generated

by aggregating the features of all neighboring nodes, links, and

corresponding weight; and (Related to rule 3) For a node that is

serving as both importer and exporter, its embedding is generated

based on the features of neighboring nodes, links, and correspond-

ing weights except for the neighboring nodes that import from it

and related flows. Fig. 4 shows an example of the node embedding

process, where 𝛼 is a learnable weight coefficient.

We would first like to briefly present the node embedding op-

eration. We leverage attention mechanism [40] to learn the node

embedding. Specifically, for each node 𝑖 , the node embedding is

generated by the features aggregated from the neighboring nodes

and edges with corresponding weights. Let N𝑎𝑙𝑙
𝑖

and E𝑎𝑙𝑙
𝑖

be the

set of nodes and edges connected to node 𝑖 , respectively; in partic-

ularly, node 𝑖 is included in N𝑎𝑙𝑙
𝑖

. For each node 𝑖 , the neighboring

nodes set N𝑖 ⊆ N𝑎𝑙𝑙
𝑖

and neighboring edges set E𝑖 ⊆ E𝑎𝑙𝑙
𝑖

are

different when they conform to different rules. We first introduce

the neighboring nodes and edges definition for each rule. Then we

demonstrate the node embedding calculation process based on the

defined neighboring nodes and edges.

For a node 𝑖 that conforms to Rule 1, the node embedding is

calculated based on the exporter itself, and only the feature of the

exporter contributes to the embedding. Thus, we have the neigh-

boring nodes set N𝑖 = {𝑖} and the neighboring edges set E𝑖 = ∅.
For a node 𝑖 that conforms to Rule 2, the node embedding is

calculated based on all the nodes and edges connected to it. Thus,

we have the neighboring nodes set N𝑖 = N𝑎𝑙𝑙
𝑖

and the neighboring

edges set E𝑖 = E𝑎𝑙𝑙
𝑖

.

For a node 𝑖 that conforms to Rule 3, the node embedding is

calculated based only on nodes and edges that export to it. Thus,

we have the neighboring nodes setN𝑖 ⊂ N𝑎𝑙𝑙
𝑖

and the neighboring

edges set E𝑖 ⊂ E𝑎𝑙𝑙
𝑖

.

With the neighboring nodes N𝑖 and neighboring edges 𝐸𝑖 now

defined, we can derive the node embedding based on the embed-

ding weights that are widely used in graph attention networks [40].

Specifically, we suppose that there are 𝑁𝑖 neighboring nodes and 𝐸𝑖

neighboring edges for each node 𝑖 . Let ci𝑝
𝑖
(𝑡) = {𝑐𝑖𝑝

1
(𝑡), . . . , 𝑐𝑖𝑝

𝑁𝑖
(𝑡)}

and f𝑒,𝑝
𝑖

(𝑡) = {𝑓 𝑒,𝑝
1

(𝑡), . . . , 𝑓 𝑒,𝑝
𝐸𝑖

(𝑡)} be the set of neighboring node

features and edge features, respectively. For each node 𝑖 , the em-

bedding weight 𝛼𝑛
𝑖 𝑗
(t) is defined as follows:

𝛼𝑛𝑖 𝑗 (𝑡) =
𝑒𝑥𝑝 (𝜎 (𝑎𝑇𝑛 [𝑊𝑛𝑐𝑖

𝑝

𝑖
(𝑡)∥𝑊𝑛𝑐𝑖

𝑝

𝑗
(𝑡))]))∑

𝑘∈N𝑖
𝑒𝑥𝑝 (𝜎 (𝑎𝑇𝑛 [𝑊𝑛𝑐𝑖

𝑝

𝑖
(𝑡)∥𝑊𝑛𝑐𝑖

𝑝

𝑘
(𝑡))]))

, (2)

where𝑊𝑛 is a learnable weight matrix that linearly transforms the

node features into high-level features, 𝑎𝑛 is the parameter vector

of a feed-forward network with a single layer, and 𝜎 represents

the activation function. Similarly, the embedding weight of edge

𝑘 ∈ E𝑖 to node 𝑖 is defined as 𝛼𝑒
𝑖𝑘
(𝑡), and we have:

𝛼𝑒
𝑖𝑘
(𝑡) =

𝑒𝑥𝑝 (𝜎 (𝑎𝑇𝑒 [𝑊𝑛𝑐𝑖
𝑝

𝑖
(𝑡)∥𝑊𝑒 𝑓

𝑒,𝑝

𝑗
(𝑡))]))∑

𝑗∈E𝑖
𝑒𝑥𝑝 (𝜎 (𝑎𝑇𝑒 [𝑊𝑛𝑐𝑖

𝑝

𝑖
(𝑡)∥𝑊𝑒 𝑓

𝑒,𝑝

𝑗
(𝑡))]))

, (3)
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Figure 4: (a) Illustration of the node-aware embedding of node 𝑛3. The embedding generation for a node serving as only as
an exporter is based on itself. (b) Illustration of the node-aware embedding of node 𝑛2. The embedding generation for a node
serving as only an importer is based on all neighboring nodes and edges. (c) Illustration of the node-aware embedding of node
𝑛4. The embedding generation for a node serving as both importer and exporter is based on information from neighboring
nodes and edges that export to it.

where𝑊𝑒 is a learnable weight matrix that linearly transforms

the edge features into high-level features, and 𝑎𝑒 is the parameter

vector of a feed-forward network with a single layer.

With the embedding weights 𝛼𝑛
𝑖 𝑗
(𝑡) and 𝛼𝑒

𝑖𝑘
(𝑡) learned, we can

derive the node embedding of node 𝑖 , which is the concatenation

of the weighted neighboring nodes feature and edges features. Let

𝑐𝑖
𝑝

N𝑖
(𝑡) and 𝑐𝑖𝑝E𝑖

(𝑡) be the weighted sum of neighboring nodes and

edge features. We then have:

𝑐𝑖
𝑝

N𝑖
(𝑡) = 𝜎 (𝑊𝑛 ·

∑︁
𝑗∈N𝑖

𝛼𝑛𝑖 𝑗 (𝑡)𝑐𝑖
𝑝

𝑗
(𝑡)), (4)

and

𝑐𝑖
𝑝

E𝑖
(𝑡) = 𝜎 (𝑊𝑒 ·

∑︁
𝑘∈E𝑖

𝛼𝑒𝑖 𝑗 (𝑡) 𝑓
𝑒,𝑝

𝑘
(𝑡)) . (5)

Finally, the node embedding 𝑐𝑖
𝑝

𝑖
(𝑡) of node 𝑖 can be combined by a

concatenation operation ∥:

𝑐𝑖
𝑝

𝑖
(𝑡) = (𝑐𝑖𝑝N𝑖

(𝑡)∥𝑐𝑖𝑝E𝑖
(𝑡)) (6)

5.4 LSTM-based Temporal Dependence
Learning

Spatial dependency learning provides the representation of each

node integrated with the representation of the nodes and links in

the carbon network. We next learn the temporal dependency. We

leverage LSTM [15], a neural network that can successfully process

time series data, to learn the temporal dependency. Specifically,

there is a memory cell c𝑡 to store the observation of time step 𝑡 ,

and three gates are designed to control the state of the memory

cell: forget gate f𝑡 , input gate i𝑡 and output gate o𝑡 . Let x𝑡 be the
input, and the LSTM function 𝐿𝑆𝑇𝑀 (x𝑡 ) can be defined as:s

𝐿𝑆𝑇𝑀 (x𝑡 ) = o𝑡 ⊙ 𝜙 (c𝑡 ), (7)

where 𝜙 (·) is a tangent function, c𝑡 = f𝑡 ⊙ c𝑡−1 + i𝑡 ⊙ c𝑡 , and ⊙
denotes the operation of product.

For the hourly carbon intensity sequence, the input of the LSTM

network is defined as C̃Iℎ = {c̃i𝑝 (0), . . . , c̃i𝑝 (𝑡), c̃i𝑝 (𝑡+1), . . . , c̃i𝑝 (𝑇𝑝 )}.
The output of the LSTM network is defined as

𝑦′
ℎ
= 𝐿𝑆𝑇𝑀 (C̃Iℎ) (8)

For the daily carbon intensity sequence, the input of the LSTM

network is defined as C̃I𝑑 = {c̃i𝑝 (0), . . . , c̃i𝑝 (𝑡), c̃i𝑝 (𝑡+24), . . . , c̃i𝑝 (𝑇𝑝 )}.
The output of the LSTM network is defined as

𝑦′
𝑑
= 𝐿𝑆𝑇𝑀 (C̃I𝑑 ) (9)

For the weekly carbon intensity sequence, the input of the LSTM

network is defined as C̃I𝑤 = {c̃i𝑝 (0), . . . , c̃i𝑝 (𝑡), c̃i𝑝 (𝑡+168), . . . , c̃i𝑝 (𝑇𝑝 )}.
The output of the LSTM network is defined as

𝑦′𝑤 = 𝐿𝑆𝑇𝑀 (C̃I𝑤) (10)

5.5 Multi-periodic patterns Integration
In this part, we will discuss how to generate the final prediction

result. We develop a gating mechanism [11] to fuse representations

with different granularites. Specifically, we generate the final pre-

diction result 𝑌 ′
by the Hadamard product ⊙. After learning the

temporal dependence of carbon intensity with LSTM, we can obtain

the predicted future carbon intensity in three granularities: hourly

representation 𝑦′
ℎ
, daily representation 𝑦′

𝑑
, and weekly representa-

tion 𝑦′𝑤 . Then, we can integrate them to obtain the final prediction

result as follows:

𝑌 ′ =𝑊ℎ ⊙ 𝑦′
ℎ
+𝑊𝑑 ⊙ 𝑦′

𝑑
+𝑊𝑤 ⊙ 𝑦′𝑤 (11)

where𝑊ℎ ,𝑊𝑑 , and𝑊𝑤 are learnable parameters for different granularity-

aware representations, reflecting the weight of the three compo-

nents on the forecasting target.

6 EVALUATION
6.1 Evaluation Setup
In this section, we present the evaluation of our CFCG model with

the following research questions.

RQ1: How does CFCG perform when compared with state-of-

the-art day-ahead carbon intensity forecasting techniques?

RQ2: How do our designs in the key components contribute to

the performance of CFCG?

RQ3: What explainable patterns does CFCG capture during car-

bon intensity forecasting?

RQ4: The CFCG model applies a carbon intensity accounting

method as a building block. How does the carbon intensity account-

ing component affect our CFCG model?
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Table 4: Performance comparison of all approaches on datasets of 28 countries in terms of MAE, RMSE, and MAPE (based on
lifecycle emission factors).

Methods Metric

Countries

AT BE BG CH CY CZ DE DK EE ES FI FR GR HR HU

DACF

MAE 36.02 34.68 20.95 110.25 20.64 32.60 39.16 45.77 68.74 25.16 12.55 9.50 39.43 34.30 20.99

RMSE 48.82 43.28 27.01 143.56 27.89 39.80 54.94 57.40 86.00 32.57 17.38 12.92 52.91 43.20 26.45

MAPE(%) 24.07 19.61 5.53 59.06 3.44 8.00 11.31 25.20 25.33 14.95 10.21 18.77 11.37 14.43 9.10

TSBP

MAE 24.02 27.34 23.42 60.7 20.8 27.32 42.39 36.77 40.3 27.87 16.02 8.96 47.44 34.28 21.13

RMSE 32.32 34.82 29.57 81.15 27.96 34.52 55.02 46.68 53.54 35.41 20.43 12.06 59.47 42.42 26.41

MAPE(%) 17.83 15.16 4.90 45.49 3.97 6.01 11.58 18.53 13.17 14.44 12.75 16.50 11.73 12.75 7.51

HCMF

MAE 23.92 28.73 26.93 65.62 21.88 27.38 47.81 37.27 42.75 28.12 16.00 9.35 55.68 34.71 22.23

RMSE 32.57 35.91 33.75 86.79 28.94 34.72 59.54 47.04 54.38 35.72 20.94 12.38 67.69 42.91 27.66

MAPE(%) 16.58 15.85 5.86 46.85 3.65 6.12 12.76 18.37 13.87 14.16 11.54 16.94 13.21 12.43 7.51

CCAC

MAE 25.93 32.42 20.82 49.57 27.34 26.01 51.45 44.94 45.96 26.78 13.16 9.56 53.09 25.71 19.37

RMSE 36.34 42.42 28.20 51.20 41.20 35.13 68.38 58.71 63.74 34.90 18.70 13.23 70.26 34.15 25.25

MAPE(%) 18.82 18.45 5.64 44.52 4.64 6.82 17.09 23.54 16.73 16.89 10.04 18.40 15.11 11.67 8.43

CCAC-LSTM

MAE 24.13 28.56 23.88 45.90 21.94 25.48 46.78 36.22 36.82 26.55 12.46 9.19 45.29 28.38 21.53

RMSE 32.53 35.77 30.42 81.88 28.89 32.99 58.96 45.91 50.73 33.78 16.96 12.12 59.19 36.15 27.24

MAPE(%) 19.13 17.69 5.46 40.62 3.66 6.57 14.60 19.46 12.99 15.82 10.65 18.75 13.22 11.67 9.49

CFCG
MAE 22.92 26.21 19.27 28.16 23.26 23.05 38.51 34.57 35.24 19.94 11.71 7.96 41.72 23.40 16.33
RMSE 31.93 34.54 25.66 39.37 32.61 30.37 54.79 44.82 49.95 26.84 15.97 11.16 55.21 31.05 21.19

MAPE(%) 16.57 15.05 4.75 29.70 3.93 5.97 10.91 16.94 12.48 12.67 8.86 14.74 11.56 10.34 7.06

Methods Metric

Countries

IE IT LT LV NL NO PL PT RS RO SE SI SK AVERAGE

DACF

MAE 53.59 26.43 74.14 58.71 33.31 10.11 41.63 40.06 36.48 30.28 6.80 40.21 45.00 37.41

RMSE 76.12 33.72 91.65 73.99 45.44 19.42 51.79 52.24 47.12 39.40 8.97 48.17 52.86 48.39

MAPE(%) 16.03 8.50 46.95 24.66 7.11 20.81 6.57 23.88 7.38 9.42 12.89 31.09 16.17 17.57

TSBP

MAE 84.27 27.76 62.67 76.76 32.09 10.11 38.6 40.93 49.11 32.12 10.13 40.96 26.33 35.38

RMSE 106.76 34.56 78.68 91.81 43.91 17.07 49.56 52.49 60.34 40.97 12.91 51.22 32.97 45.15

MAPE(%) 24.13 7.37 39.35 31.52 7.06 23.13 5.71 22.89 7.83 9.46 19.35 22.50 9.29 15.78

HCMF

MAE 88.24 28.29 64.85 75.80 33.37 10.43 39.92 40.14 64.12 33.61 10.17 43.23 27.68 37.44

RMSE 109.81 35.68 80.79 91.07 44.80 17.05 50.67 53.89 80.62 42.72 12.80 52.29 34.41 47.34

MAPE(%) 24.64 7.48 41.50 30.96 7.08 23.53 5.79 22.76 11.41 9.57 19.05 25.42 9.37 16.22

CCAC

MAE 106.44 23.32 61.50 44.97 42.69 9.52 45.92 49.09 33.94 35.78 5.85 24.94 24.08 35.01

RMSE 139.95 30.59 86.36 61.13 57.18 19.76 61.70 65.30 44.93 47.17 8.50 34.06 31.71 46.79

MAPE(%) 35.79 7.92 36.77 19.53 9.05 22.42 7.52 30.91 6.84 11.70 10.60 15.02 9.72 16.44

CCAC-LSTM

MAE 90.84 23.46 60.30 44.77 33.50 9.32 39.29 40.68 37.67 33.38 7.06 26.45 24.71 32.88

RMSE 111.70 30.08 77.70 58.01 44.83 17.10 49.99 52.35 48.13 42.19 9.27 33.15 31.39 42.48

MAPE(%) 27.09 7.80 36.17 18.06 7.11 21.23 6.34 25.23 7.55 10.26 13.97 19.67 9.43 15.35

CFCG
MAE 84.10 20.67 51.96 39.33 32.09 8.38 34.45 37.26 32.83 29.28 5.34 22.28 23.09 28.33
RMSE 98.02 26.64 69.67 52.09 43.70 15.85 45.87 50.18 43.13 38.63 7.56 29.59 29.68 37.72

MAPE(%) 22.66 6.97 29.30 17.47 6.95 19.89 5.61 22.74 6.76 9.40 9.64 13.68 9.22 12.92

Data Description. To evaluate the performance of CFCG, we

use the real-world electricity dataset from the cross-border power

grids of the European Network of Transmission System Operators

for Electricity’s (ENTSOE’s) transparency platform [37]. The data

is comprised of hourly electricity production data and cross-border

electricity flow data from 2019 to 2021. The data of 28 countries

are included. For the sake of brevity, we present the abbreviation

of countries in Append A.

Evaluation Metrics.We adopt three commonly used metrics:

(1) Mean absolute error (MAE): 𝑀𝐴𝐸 = 1

𝑚

∑𝑚
𝑖

��𝑦𝑖 − 𝑦′
𝑖

��
. (2) Mean

Absolute Percentage Error (MAPE):𝑀𝐴𝑃𝐸 = 1

𝑚

∑𝑚
𝑖

��� 𝑦𝑖−𝑦′
𝑖

𝑦𝑖

���. (3) Root
Mean Squared Error (RMSE): 𝑅𝑀𝑆𝐸 =

√︃
1

𝑚

∑𝑚
𝑖

��𝑦𝑖 − 𝑦′
𝑖

��
.

Carbon Intensity Ground Truth. As discussed, the carbon
intensity cannot be directly measured. Different carbon intensity

accounting methods are used to estimate the ground truth of carbon

intensity. In this paper, we apply three methods[27, 31, 36]. We

use [27] as our baseline ground truth and we show its detailed

computation in Appendix B.Wewill evaluate the impact of different

ground truths on our CFCG model.

Training and Testing.We use the first 60% of the data as the

training set, the next 20 as the validation set, and the remaining 20%

as the test set. Our model is trained using the RMSprop Optimizer

[30]. To prevent overfitting, we employ early-stopping and model

checkpointing techniques. To maintain the forecasting accuracy,

we re-train our model every three months.

Baselines. We compare our CFCG model with the following:

DACF [21]: DACF is a state-of-the-art forecasting scheme for

regional grids. DACF establishes a DNN model for each energy

source and then calculates the averaged carbon intensity. It does

not consider spatial dependencies to forecasts for regional grids.

TSBP [29] and HCFM [18]: TSBP and HCFM are schemes that

estimate the historical and current carbon intensities using one-

hop carbon intensity accounting. Then TSBP then applies an LSTM

model to forecast the carbon intensity of the grid, whereas HCFM

develops a hybrid model based on linear regression, splines, and

ARIMA to forecast the carbon intensity of the grid.

CACC and CCAC-LSTM: CCAC is the carbon intensity account-

ing scheme in [36]. We use the carbon intensity of the current time

as the forecasting result of the next time slot. CCAC-LSTM (de-

scribed in Section 3) enhances CACC with an LSTM model, i.e., the

LSTM model will be trained by being given the historical carbon

data of CACC.

6.2 Performance Results (RQ1)
We compare the performance of CFCG with five baselines. Table 4

shows the results in terms of MAE, RMSE, and MAPE, where the

best-performing method is highlighted in bold font.
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Figure 5: The points in the scatter plot represent the performance of each model on the countries. Forecast errors are higher in
countries with larger proportions of electricity imports and generation.

Overall, CFCG outperforms existing schemesDACF, TSBP, HCMF,

and CCAC by at least 18.12%. More specifically, CFCG achieves an

average improvement of 26.46% (from 17.57% to 12.92%), 18.12%

(from 15.78% to 12.92%), 20.34% (from 16.22% to 12.92%), and 21.41%

(from 16.44% to 12.92%) in MAPE. Even compared to CCAC-LSTM,

we see an improvement of 15.83% (from 15.35% to 12.92%). On av-

erage, CFCG not only outperforms previous models, but we also

observe that CFCG outperforms TSBP, HCMF, CACC, and CCAC-

LSTM in all countries. The only exception is that DACF outperforms

CFCG in Cyprus, Ireland, and Greece, where regional grids domi-

nate. CFCG inherits the features of existing models and captures

new features. Thus, CFCG can steadily outperform other models.

Fig. 5 shows forecasting errors as a function of the ratio of elec-

tricity imports (0 to over 200%). Each dot represents a country

and different countries have different import ratios. We see that

forecasting errors increase as electricity imports increase. This is

because the difficulty of forecasting increases when more dynam-

ics are involved. We can also see that our CFCG model not only

outperforms all other schemes, but that our errors also increase

more slowly in comparison to the increase in the electricity import

ratios. DACF, TBSP, and HCFM perform better than CACC and

CACC-LSTM when the electricity import ratio is small. Clearly,

these schemes perform well when a regional grid dominates. When

the electricity import ratio increases, the performance of CACC

and CACC-LSTM improves.

6.3 Model Ablation Study (RQ2)
We now evaluate our designs in two key components of CFCG

through an ablation study, the granularity-aware encoding compo-

nent and the node-aware embedding mechanism.

The Granularity-Aware Encoding Component: We study

the impact of the granularity in the temporal patterns on the carbon

intensity forecasting results. We examine four configurations on

the granularity period 𝑔 of the CFCG model:

• 𝐶𝐹𝐶𝐺ℎ : 𝑔 ∈ {ℎ𝑜𝑢𝑟 }
• 𝐶𝐹𝐶𝐺ℎ,𝑑 : 𝑔 ∈ {ℎ𝑜𝑢𝑟, 𝑑𝑎𝑦}
• 𝐶𝐹𝐶𝐺ℎ,𝑤 : 𝑔 ∈ {ℎ𝑜𝑢𝑟,𝑤𝑒𝑒𝑘}
• 𝐶𝐹𝐶𝐺ℎ,𝑑,𝑤 : 𝑔 ∈ {ℎ𝑜𝑢𝑟, 𝑑𝑎𝑦,𝑤𝑒𝑒𝑘}

The results are displayed in Fig. 6.𝐶𝐹𝐶𝐺ℎ,𝑑,𝑤 shows consistently

better performance than the other configurations. 𝐶𝐹𝐶𝐺ℎ,𝑑,𝑤 out-

performs𝐶𝐹𝐶𝐺ℎ by 11.07% (from 12.92 % to 14.35 %) in MAPE. This

demonstrates that our design in integrating multiple time granular-

ites into our CFCG model benefits the learning process. 𝐶𝐹𝐶𝐺ℎ,𝑑

is slightly better than 𝐶𝐹𝐶𝐺ℎ,𝑤 possibly due to finer-granularity.

Overall, capturing temporal patterns in multiple granularities im-

proves the performance of the model.
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Figure 6: Effect of multi-granularity dynamics in terms of
MAPE, MAE, and RMSE.

The Node-aware Embedding Mechanism:We study the im-

pact of our node embedding mechanism, (i.e., we embed different

types of nodes according to different rules) on the carbon inten-

sity forecasting results. We compare CFCG with a simplified CFCG

model 𝐶𝐹𝐶𝐺𝑤𝑛 by removing the node-aware embedding mecha-

nism (i.e., removing the three rules). Fig. 7 shows the errors. We

see that the averaged forecasting error with and without the node-

aware embedding mechanism is comparable. This indicates that,

on average, the level of noise is not high. However, we observe that

in certain countries, the presence of the node-aware embedding

mechanism can lead to a more significant impact. Fig. 8 shows

that the node-aware embedding mechanism improved forecasting

results in Sweden and the Czech Republic by 12.76% and 13.07%.

When we investigate the data in detail, we see that the hourly

electricity outflow of Sweden and the Czech Republic during the

period 2019-2021 was 4185.95 MW and 2682.14 MW respectively,

accounting for 23.21% and 29.29% of their electricity generation.

Thus, the node-aware mechanism has a greater impact.
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6.4 Explainable patterns learned (RQ3)
We attribute the performance improvements of CFCG to its ability

to learn the spatial dependencies and temporal dependencies. We

now visualize that CFCG has indeed learned these dependencies.

Spatial dependency learned. In Fig. 9 we illustrate the ground

truth of the carbon intensity of the countries in the cross-border

grids and the forecasting results in a spatial dimension. We illus-

trate the first two days in the testing data. We use color to show

the ground truth, i.e., the darker the color, the greater the carbon

intensity; and we use the size of a circle to show the forecasting

results, i.e., the larger the circle, the greater the carbon intensity.

We can see that the pattern of our forecasting results matches the

ground truth in the spatial dimension.
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Figure 9: The spatial dependency learned by CFCG.

Temporal dependence learned. In Fig. 10 we illustrate the

ground truth of the carbon intensity of the countries in the cross-

border grids and the forecasting results in a temporal dimension.

We show two randomly selected countries Sweden and Hungary.

We can see that the pattern of our forecasting results matches the

ground truth in the temporal dimension.

11.02.2021 12.02.2021 13.02.2021
Time (UTC)

60

65

70

75

80

85

90

95

100

Av
g 

Ca
rb

on
 In

te
ns

ity
 (g

/K
W

h)

Sweden
Ground Truth
Prediction

11.02.2021 12.02.2021 13.02.2021
Time (UTC)

200

220

240

260

280

Av
g 

Ca
rb

on
 In

te
ns

ity
 (g

/K
W

h)

Hungary
Ground Truth
Prediction

Figure 10: The temporal dependency learned by CFCG.

6.5 Performance Results under Alternative
Ground Truths (RQ4)

As discussed previously, carbon intensity cannot be directly mea-

sured and different carbon intensity accounting methods are used

to calculate the ground truth of carbon intensity from historical

data. In our paper, we apply a direct coupling scheme in [27] to esti-

mating the ground truth of carbon intensity. We now examine two

alternative approaches to estimate the ground truth of the historical

carbon intensity: the direct coupling approach [36] and the aggre-

gate coupling approach [31]. We implement the two approaches to

calculate two new ground truth datasets for carbon intensity. We

show the results in Appendix Table 6). We see that the performance

results remain the same across different ground truths. For exam-

ple, CFCG achieves an average decrease of 19.80% (from 16.01%

to 12.84%), 18.58% (from 15.77% to 12.84%), 21.65% (from 16.39% to

12.84%), 26.07% (from 17.37% to 12.84%), and 14.57%(from 15.03% to

12.84%) in MAPE compared to the DACF, TSBP, HMCF, CCAC, and

CCAC-LSTM models based on Ground Truth 2. Intrinsically, our

model is a learning model and it will not be affected by the ground

truth of carbon intensity. This is confirmed in Appendix C.

7 CONCLUSION
In this paper, we studied day-ahead carbon intensity forecasting in

the context of cross-border power grids. In cross-border power grids,

the total carbon emissions of a local grid will not only carry the

carbon emissions of its own grids (or its adjacent neighbor grids)

but also carry the carbon emissions of the member grids in the

cross-border grid. Current forecasting studies have yet to take this

factor into their learning model. We showed that ignorance can lead

to forecasting errors. We also showed that even we first estimate

the carbon intensity of cross-border grids and use such history

data to perform a learning using existing methods, e.g., LSTM,

there can still be non-trivial errors. From the perspective of carbon

intensity forecasting, cross-border power grids have both spatial

and temporal dependencies in the carbon flow among member

grids, and we need new designs to appropriately capture such

dependencies. We developed a new learning model with embedded

layers based on GNN and LSTM, learning the spatial and temporal

dependencies, as well as designs of multi-periodic pattern encoding

and node-aware embedding. We evaluated our model through the

real-world data of the cross-border power grids in Europe with 28

member countries and the results showed that our model is effective

in improving forecasting errors.
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A APPENDIX A

Table 5: Country Abbreviations

Abbreviation Country Abbreviation Country

AT Austria HU Hungary

BE Belgium IE Ireland

BG Bulgaria IT Italy

CH Switzerland LT Lithuania

CY Cyprus LV Latvia

CZ Czech NL Netherlands

DE Germany NO Norway

DK Denmark PL Poland

EE Estonia PT Portugal

ES Spain RS Serbia

FI Finland RO Romania

FR France SE Sweden

GR Greece SI Slovenia

HR Croatia SK Slovakia

B APPENDIX B
Carbon Intensity Accounting. Carbon intensity in a power grid

cannot be directly measured. We now briefly present the detailed

calculation of carbon intensity accounting. We follow [27] and [36].

Both apply the direct coupling scheme. In what follows, we first

present the detailed calculation of [27]. Then we discuss [36], where

different emission factors are used in different countries.

The total electricity of 𝑁 regional power grids is represented as

a 1 by 𝑁 vector 𝒙 whose element can be calculated by Eq. 12.

𝑥𝑖 = 𝐸𝑖 +
𝑁∑︁
𝑗=1

𝑓 𝑒𝑗𝑖 (12)

Where 𝑬 is the 1 by N vector and 𝐸𝑖 represents the electricity

generation of grid 𝑖 . 𝒇 𝒆 is an 𝑁 by 𝑁 matrix. The element 𝑓 𝑒
𝑖 𝑗
of the

matrix 𝒇 𝒆 refers to the exchange of electricity from grid 𝑖 to grid 𝑗 .

The amount of carbon emitted by all power grids is represented

as a 1 by𝑁 vector 𝒄𝒙 . The element 𝑐𝑥
𝑖
of 𝒄𝒙 refers to the total carbon

emitted in the power grid 𝑖 , including local generation amount of

carbon emissions embodied in the importing of electricity, as in Eq.

13.

𝑐𝑥𝑖 = 𝑐
𝑔

𝑖
+

𝑁∑︁
𝑗=1

𝑏 𝑗𝑖𝑐
𝑥
𝑗 (13)

where 𝑩 is an 𝑁 by 𝑁 coefficient matrix, which captures the differ-

ent shares of electricity exchanged in relation to total electricity.

The element 𝑏𝑖 𝑗 of 𝑩 can be calculated by 𝑓 𝑒
𝑖 𝑗
/𝑥𝑖 ; 𝑐𝑔𝑖 is the amount

of carbon emissions generated by the local production of electricity

in power grid 𝑖 , which can be calculated using Eq. 14.

𝑐
𝑔

𝑖
=

𝑛∑︁
𝑚=1

𝐸𝑘𝑖 𝑒 𝑓
𝑘

(14)

where 𝑘 denotes a specific energy source, 𝑒 𝑓 𝑘 is the emission factor

of energy source 𝑘 (see Table 1), and 𝐸𝑘
𝑖
is the electricity generated

by source 𝑘 in power grid 𝑖 .

The Eq. 13 can be rearranged as Eq. 15, which is represented by

vectors and matrices.

𝒄𝒙 = 𝒄𝒈 + 𝒄𝒙𝑩 = 𝒄𝒈 (𝑰 − 𝑩)−1 (15)

where 𝑰 is an identity matrix.

Finally, the carbon intensity 𝒄 𝒊 of cross-border power grids can
be calculated using Eq. 16 according to the definition of the carbon

intensity of electricity.

𝒄 𝒊 = 𝒄𝒙 𝒙̂−1 (16)

where 𝒙̂ is the diagonal matrix of 𝒙 , and 𝒄 𝒊 is a 1 by 𝑁 vector

that represents the carbon intensity of all 𝑁 grids when electricity

exchanges are taken into consideration.

In [36], it is observed that different generation technologies are

used in different countries, leading to different emission factors for

different countries. To capture this, Eq. 14 can be rewritten as

𝑐
𝑔

𝑖
=

𝑛∑︁
𝑚=1

𝐸𝑘𝑖 𝑒 𝑓
𝑘
𝑖 (17)

where 𝑒 𝑓 𝑘𝑖 is the emission factor of energy source 𝑘 in country 𝑖 .
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Table 6: Performance results (in MAPE (%)) under three different carbon intensity accounting methods, representing three
ground truth (Ground Truth GT1, GT2, GT3).

Methods Ground Truth

Countries

AT BE BG CH CY CZ DE DK EE ES FI FR GR HR HU

DACF

GT1 24.07 19.61 5.53 59.06 3.44 8.00 11.31 25.20 25.33 14.95 10.21 18.77 11.37 14.43 9.10

GT2 18.90 17.48 5.89 73.24 2.12 7.10 9.73 22.88 21.63 9.83 8.43 11.92 7.90 13.85 8.34

GT3 17.96 16.15 4.86 74.44 2.44 6.08 8.92 21.82 21.71 8.90 8.25 10.93 7.73 12.13 8.14

TSBP

GT1 17.83 15.16 4.90 45.49 3.97 6.01 11.58 18.53 13.17 14.44 12.75 16.50 11.73 12.75 7.51

GT2 17.91 15.21 4.89 48.98 3.21 5.72 11.65 18.56 14.24 14.20 12.81 16.34 11.68 12.97 7.65

GT3 17.89 15.11 4.81 45.88 3.38 5.95 11.45 18.80 13.36 14.72 13.01 16.48 11.36 12.58 7.37

HMCF

GT1 16.59 15.86 5.87 46.86 3.65 6.12 12.77 18.38 13.87 14.17 11.54 16.95 13.21 12.43 7.51

GT2 16.12 16.90 5.92 48.37 3.12 6.31 12.10 16.34 12.63 16.55 10.91 15.44 16.72 11.93 8.52

GT3 18.47 14.55 5.32 45.88 2.66 6.03 13.10 14.55 13.88 15.21 9.24 13.21 14.55 10.88 7.51

CCAC

GT1 18.82 18.45 5.64 44.52 4.64 6.82 17.09 23.54 16.73 16.89 10.04 18.4 15.11 11.67 8.43

GT2 23.90 17.88 8.99 45.31 5.17 8.23 22.29 31.40 17.76 16.55 12.26 21.36 15.80 16.13 8.54

GT3 22.80 17.11 8.12 46.56 7.18 9.05 21.24 32.63 21.83 14.55 13.27 22.92 13.66 16.33 10.07

CCAC-LSTM

GT1 19.13 17.69 5.46 40.62 3.66 6.57 14.60 19.46 12.99 15.82 10.65 18.75 13.22 11.67 9.49

GT2 18.38 16.94 5.74 47.89 3.91 5.84 11.81 18.66 12.24 15.10 9.94 17.96 12.51 10.92 8.78

GT3 18.53 17.16 5.87 42.90 4.08 5.82 12.01 18.82 12.27 15.17 10.05 18.07 12.64 10.99 8.84

CFCG
GT1 16.57 15.05 4.75 29.70 3.9. 5.97 10.91 16.94 12.48 12.67 8.86 14.74 11.56 10.34 7.06
GT2 15.62 15.50 4.96 37.86 4.22 5.63 9.45 18.41 13.10 13.32 8.98 15.11 10.91 11.00 7.69
GT3 15.82 15.59 4.49 37.85 4.01 5.86 9.50 18.22 12.91 13.28 8.21 14.98 11.31 10.53 7.26

Methods ground truth

Countries

IE IT LT LV NL NO PL PT RS RO SE SI SK AVERAGE

DACF

GT1 16.03 8.50 46.95 24.66 7.11 20.81 6.57 23.88 7.38 9.42 12.89 31.09 16.17 17.57

GT2 12.98 7.61 39.57 24.43 5.23 27.25 4.34 15.69 7.16 8.87 13.29 26.95 16.14 16.01

GT3 12.27 7.75 35.97 22.49 5.31 28.74 4.14 14.64 6.20 4.86 12.30 25.97 15.20 15.24

TSBP

GT1 24.13 7.37 39.35 31.52 7.06 23.13 5.71 22.89 7.83 9.46 19.35 22.50 9.29 15.78

GT2 24.05 7.05 38.89 32.43 6.09 23.45 4.81 22.12 7.94 8.47 19.42 22.63 8.26 15.77

GT3 24.19 6.77 34.32 27.13 5.87 23.42 4.83 21.91 7.96 8.59 19.34 22.54 8.43 15.26

HMCF

GT1 24.65 7.48 41.50 30.96 7.08 23.54 5.79 22.76 11.41 9.57 19.05 25.42 9.37 16.22

GT2 25.28 8.63 44.21 32.94 6.52 28.69 5.72 16.71 10.81 9.42 18.25 24.18 9.54 16.39

GT3 23.45 7.21 40.55 31.54 5.79 26.74 5.05 19.25 9.75 8.65 17.88 24.56 8.89 15.51

CCAC

GT1 35.79 7.92 36.77 19.53 9.05 22.42 7.52 30.91 6.84 11.70 10.60 15.02 9.72 16.44

GT2 38.83 9.77 30.29 14.59 9.27 25.12 9.71 29.53 6.24 16.30 9.80 14.40 9.06 17.37

GT3 38.73 10.94 32.09 14.83 8.59 19.35 8.72 28.79 7.72 14.81 11.85 14.62 12.96 17.90

CCAC-LSTM

GT1 27.09 7.80 36.17 18.06 7.11 21.23 6.34 25.23 7.55 10.26 13.97 19.67 9.43 15.35

GT2 26.35 7.06 37.41 19.35 6.37 20.51 5.56 24.48 6.83 9.52 13.25 18.90 8.67 15.03

GT3 26.40 7.12 37.40 19.35 6.44 22.54 5.56 24.47 6.88 9.74 13.36 19.11 8.83 15.02

CFCG
GT1 22.66 6.97 29.30 17.47 6.95 19.89 5.61 22.71 6.76 9.40 9.64 13.68 9.22 12.92
GT2 17.58 6.94 31.16 18.25 5.94 20.21 4.36 15.39 7.07 8.37 9.54 14.90 8.10 12.84
GT3 17.19 6.47 30.32 17.60 5.44 20.44 4.70 15.41 7.46 8.41 9.66 14.52 8.23 12.70
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